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Variable Defined Derivative Product Order 300 

Account number: 

Underlying Contract: 

Expiration Month: 

Put or Call: 



Buy or Sell: 

Quantity: 

Strike Price: 
Delta: 



'•Gamma: 



Vega: 



Hedge Order: 



O Contingent 
O Best Efforts 



Formula 



O Standard ChgUnderlyingPrice*delta+(1/2(ChgUnderlying*gamma) A 2) 
O Custom 

Formula: 

Variables: 



Figure 3 
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Execute derivative product transaction 
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Figure 5 



Receive a variable defined derivative product 
order identifying a hedge product transaction 



Identify a potential derivative product 
transaction 



Search for a corresponding hedge product 
transaction 
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Is a 

hedge producf 
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available?-" 



Yes 



No 



Execute the derivative product transaction and s 
the hedge product transaction 



Figure 6 
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Figure 7 
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Figure 8 



